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1. IHOACHUTEJIBHAA 3AIIUCKA

1.1. Ieasb u 3a7a9u AUCIUILINHBI
Heab AWCHMILTUHBI COCTOUT B (OPMHUPOBAHWHM 3HAHWUN W HABBIKOB B CIEIIUAIBHBIX

BOIIPpOCax TCOPHUU U MMPAKTUKH OLCHKH U YIIPABJICHUSA KOPIIOPATHUBHBIMU PHUCKAMMU.

3agaud IUCIUILUINHEI:

. chopMUpoBaTh 3HAHHUS B OOJACTH OIICHKHM W YIPABICHUS OCHOBHBIMH PHCKaMH
KOMIIaHUI;
. WU3YUYUTh OCHOBHBIE TEOPETUYECKUE MOJIEIH, COCTABISAIOLNIME YacTU OLEHKUA U

MOJICTTMPOBAHUS KOPIIOPATUBHBIX PHCKOB;
. MO3HAKOMUTH C CYIIECTBYIOIIUMH B MUPOBOI MPaKTUKE TCHICHIMSAMH B U3ydaeMOil
npeaIMeTHON 00nacTu;
. c(hopMHUPOBATh HABBIKU PAOOTHI C AaHATUTHYECKUMHU MaTepUaIaMH;

1.2. ®opmupyemble KOMIETCHIIHH, COOTHECEHHbIC C INIAHNPYEMbIMH Ppe3yJbTaTaMH
o0y4eHHs 10 AUCHUILINHE
Jucuumnnna «KopnopaTUBHBIM pHUCK-MEHEKMEHT)» HampaBieHa Ha (OpMHpPOBAHUE

CIIEYIOIINX KOMIIETECHIIUMN:

Koambi Coaepxanue Ilepeyenb MIaHUPYEMbIX Pe3yJIbTATOB

KOMIIETCHIIUM | KOMIIETCHIIUH 00y4eHHUsI 10 NUCUMILIMHE
CIIOCOOHOCTBIO 3HaTh: COBPEMEHHBIE TCHACHIIUU B 00JIACTH
COCTaBJIATh IIPOTHO3 KOPIOPaTUBHOI'O PUCK-MEHEKMEHTA
OCHOBHBIX COLIUATIBHO- YMeTh: NPOBOAUTH OLIEHKY OCHOBHBIX BUJIOB
SKOHOMUYECKUX PHCKOB; BEIOMPATh METO/IbI YIIPaBICHUS

I1IK-10 IoKa3aTesen pUCKaMH, IPUMEHUMBIE B IIPAKTUKE KOMITAHHUMN.
JEeSTEIbHOCTH Brnazers: HaBbIKaMH pa3padOTKU aJlrOpUTMA
MPEANPUATHSL, OTPACIH, | OLIEHKH PUCKOB KOPIIOpALUi U UX IPOBEICHMUS;
peruoHa M S5KOHOMHUKHU B | HABBIKAMU BBISIBJICHUSI OCHOBHBIX (DaKTOPOB
1LIEJI0M pHUCKa B ACSITEIbHOCTH KOMIIAHUM.

1.3. MecTo AUCHUILUINHBI B CTPYKTYpPe OCHOBHOI1 00pa30oBaTeIbHOIl POrpaMMbl
Hucuuruimna «KoprnopaTHBHBIN pUCK-MEHEDKMEHT» SIBISIETCS 4acThi0 00s3aTeIbHBIX
IUCLUMIUIMH BapHaTUBHOro Oioka ydeOHOro IutaHa HampaBieHHOcTH «KoprnopaTtuBHbie

(buHAHCHD).

Jns  ocBoeHuss AUCHMIUINHBI «KOpHoOpaTWBHBIM PUCK-MEHEKMEHT» HEOOXOIUMBI
KOMIIETEHIINH, C(HOPMUPOBAHHBIC B XO/1€ U3YUEHUS CICAYIONIMNX AUCIUILINH: «DUHAHCOBas cpesia
¢bupMbD», «YTIpaBIeHUE B YCIOBUAX HEONPEACICHHOCTH U pUcKay, «KopropaTuBHble (PMHAHCHI.
[IponBuHyTHIi  ypoBeHb», «KOpnopaTHBHBIM HaJOrOBBIM MEHEIKMEHT», «YIIpaBICHUE

MHBECTULIMOHHBIM TIOpTdheneM Gupmoi».



B pesynprare 0cBOEHHS TUCIMILIMHBI (POPMHUPYIOTCS KOMIIETEHIIMH, HEOOXOAUMBIE ISt
U3yYeHHUs CcleAylonmx aucuuiuinH «OLeHKa W ymnpaBlIeHHE CTOMMOCTBIO —OH3HEcay,
«KopnopatuBHast (QuHaHCOBas MONUTHKA», «CIUSHHS, MOIJIOMIEHUS M PECTPYKTypHU3aLus

(bUPMBDY U TPOXOXKICHHSI TPAKTUKH O MOTYUYSHHIO OTBITa MPO(PECCHOHATFHON AEATEIbHOCTH.



2. CTPYKTYPA JUCHUIIJIMHBI

CTpykTypa IMCUMILUIMHBI JJs1 OYHO-3204HOH (popmbl 00yuenus (2019 rox naGopa)

OOmiast TpyJOEMKOCTh JUCHMIUIMHBI «KOpHmopaTUBHBIM PHCK-MEHEIKMEHT» COCTaBIsET 2

3a4eTHBIX EMHMII, 72 Yaca, B TOM YHCIIe KOHTAKTHas paboTa 00ydyaronmxcs ¢ mpernogaBaTesieM

16 vacoB, camocTosiTenbHast paboTa o0yyaromuxcs 56 4acos.

Buael yueoHoii padorsl,
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(B yacax) KOHTPOJIS
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1 Tema 1. Konuenuus pucka,
HCTIIAA p 5 0,5 5 Huckyccus
BHJIBI PUCKOB, KITAaCCH(UKAITIHI
2 Tema 2. BanroTHBIN pHCK. 5 0.5 1 5 Pemenne npakTuueckux
MeTo/1bl OLICHKHU U YIIPaBJICHHUS ’ 3a1a4
3 Tema 3. lleHOBBIE pPBIHOYHBIE Pewenune npakruyeckux
puckd. MeToasl OLEHKH U 5 0,5 1 5 3a7a4
yOpaBJIeHUs Ketic
4 Tema 4. IIpouUEHTHBIN pHUCK. Pewenune npakruyeckux
MeTozb! OLIEHKH U YIIPABICHUS 5 1 2 5 3a1a4y
Keiic, Tect
5 Tema 5. Pucku TMKBUJHOCTH.
A 5 0,5 2 5 Huckyccus
MeTo/1bl OLICHKHU U YIIPaBJICHHUS
6 Tema 6. KpenutHslii puck.
e P 5 1 2 5 Huckyccus
MeTo/1bl OLICHKHU U YIIPaBJICHHUS
7 Tema 7. OnepaluOHHBIN PUCK.
patt P 5 0,5 5 Huckyccus
MeTo/1bl OLICHKHU U YIIPaBJICHHUS
8 Tema 8. Pucku koprnopauuu u N
priopatt 5 0,5 2 6 AHamuTHYeCKHi Keiic
€€ CTOMMOCTb
9 Tema 9. Konuenmus IRM 5 0,5 5 Juckyccust
10 Tema 10. Konuenuus SERM u
Hert 5 0,5 4 Huckyccust
€€ COCTaBJISIIoUINe
11 3auer ¢ OLEHKOH 5 6 3amura aHAJIUTUYECKOTO
Keiica
Bcero 6 10 56




3. COAEP KAHUE JUCIUITVINHbI

Tema 1. Konnenuus pucka, BUAbI pUCKOB, Ki1accupuKauy. MICTOUHUKN KOPIIOPATUBHBIX PHCKOB.

[TonsTHA puCcKa M HEONPENEIEHHOCTH B KOPHOpPATUBHOW INpakTuke. OCHOBHBIE 3TaIlbl
IBOJIIOLIMU PUCK-MEHEMKMEHTa. CyIIHOCTh U COAEpKAHUE PUCKA KaK IKOHOMUYECKOW KaTETOPUH.
HMcroyHukH pHUCKOB — BHEIIHAS M BHYTPEHHsAA cpeaa KoMmmaHnuu. DakTopel pucka.
Knaccudukanum pucKoB MO0 MCTOYHMKAM BO3HHUKHOBEHUS, CTENICHU YIIPABISEMOCTH, YPOBHIO.

Knaccudukanus puckos no GARP.

Tema 2. BamoTHblil puck. MeTob! OLIEHKH U yIPaBIEHUS

McrouHuKy BaIlOTHOTO PUCKa, BUABL. Mertononorus VaR B OLICHKE BaJIIOTHOTO PUCKA.
OCHOBHBIE METOAB! YIPABJIECHUS BAIIOTHBIMU PUCKAMU — METUUHI, YIPaBICHHUE BAJIOTHON
no3unueH, HedTpanu3auus. XeIKUPOBAHUE BAIIOTHOIO pPHUCKA C TOMOIIbIO (UHAHCOBBIX

nepuBaTrUBOB ((hopBapa0B, PrIOYEPCOB, OMIIMOHOB). BamoTHsIii cBom. CTpaTeruu XeKUPOBaHUS.

Tema 3. LleHOBBIE pBIHOYHBIE PUCKU. METOBI OLIEHKU U yIPaBICHUS

PeiHOYHBIN LieHOBOW equity puck. OueHka ¢ ucnoiap3oBaHueM moxaenu CAPM u ee
Moaudukanmii. OneHka ¢ UCIIOIb30BaHUEM METOOJIOTUH VaR, onieHKa MOPTHETHHOTO IIEHOBOTO
pucka. PeIHOUHBIN 11IeHOBOM (TOBapHbIi) puck. OlEeHKa C UCIOIB30BAHUEM MapaMeTPUUECKOro

VaR. YrpasineHue H€HOBBIMU PUCKAMU C UCIIOJIB30BAHUEM XEIPKUPOBAHHUS.

Tema 4. [IpouieHTHBIN pUCK. METO/BI OLIEHKU U YIIPaBICHUS

ITpoLeHTHBIN PUCK — UCTOYHUKU U BUAbl. OLEHKA NPOLEHTHOIO pucka: GAP — aHanus,
TFOpaLus/MoJupUIMPOBAaHHAS AIOpaIst HHCTPYMEHTOB. O1eHKa MPOLEHTHOTO PUCKa OOIUraIiii
C IOMOLIpI0 MOKa3zaTened maropanuu. CpeaHeB3BEUIEHHAs JOXOJHOCTh K IOTall€HUIo.
VYnpaBiieHue NPOLEHTHBIM PUCKOM — CTPATErusi MMMYHU3ALHUU. XEIKUPOBAHNUE IPOLEHTHOIO

pHUCKa — IPOLIEHTHBIN cBONIl U F'RA.

Tema S. Pucku IMKBUTHOCTH. METObI OLIEHKU U YIIPaBICHUS



PriHounas JJUKBUJHOCTB. Boemmuss wu BHYTPCHHAA JIMKBUJAHOCTD. OI.[GHKa pUCKa

JUKBHUIHOCTH C TIOMOIIBIO bid-ask cripena. YmpaBieHHe PUCKOM JTUKBUIHOCTH.

Tema 6. Kpenutaslii puck. MeTOIbI OLIEHKH M YIIPABIICHUS

Buapsl KpeouTHBIX PHUCKOB, MX HMCTOYHHUKH, Kiaccudukanus. Tpu COCTaBIsIOLINE
KPEIUTHOTO pUCKa (BEPOSTHOCTH Aedoira, ypoBeHb NOTEPh MpHU Je(OTe, MOABEPKEHHOCTB).
OCHOBHBIE METOJIbI OLIEHKHM KPEOUTHBIX PUCKOB — HKCHEPTHBIC, PEUTHHTOBBIC, KPEAUTHBIN
CKOPHHT, BepOSTHOCTHBIE. O030p CYIIECTBYIOIIMX METOAUK OLIEHKU KPeIUTHOTO prcka. CriocoObl
yIpaBJIeHUs] KPEOUTHBIM pUCKOM. PesepBupoBanue, wuszbexanue, mnepenada. KpemautHsie

ACPUBATHUBLI.

Tema 7. OnepauOHHBINA PUCK. METO/BI OLIEHKU U YIIPaBJICHUS

BI/II[BI ONCpalMOHHBIX PUCKOB, UX HCTOYHHKH. OCHOBHBIE MCTOABI OLICHKH. Cucrema
BHYTPCHHCIO KOHTPOJIA 3a OICpallMOHHBIMU nckamu. HMcmonp3oBanue HH)O MallMOHHBIX
y

CHUCTCM.

Tema 8. Pucku kopnopanuu 1 €€ CTOUMOCTb

BrnusiHue puckoB Ha CTOMMOCTH KOMMaHUU. KOHIENIMsS SKOHOMHYECKON 100aBIEeHHOM
ctouMocTH EVA. Ilonxoasl K ynpaBieHHIO KoMnaHued Ha ocHoBe £V A. CKkoppeKTUpOoBaHHas Ha

pUCK peHTabenbHOCTh KanuTana. Pacuetr RAROC. [loaxo/isl K pa3MeeHUIO KaruTaia.

Tema 9. Kounenmiusa IRM.

KomIuiekcHbIl OIX0/ K YIPaBICHUIO PUCKAMU KOMIIAHMM, OCHOBHBIE COCTaBIISIIOIINE
pucK-MeHeKkMeHTa. KoHIenuusi HTerpupoBaHHOro puck-mMmenempxkmenra (UPM - IRM). Tlone
PUCKOB KOMIIAaHUH, KapTa pUCKOB. PaHXnpoBaHuE PUCKOB B ITpaKkTUKe KoMnaHui. CocTaBistomue

IRM B oLIeHKE U ynpaBieHUU puckamu. OpraHu3alnoHHbIN aciekT /RM.

Tema 10. Kounenmusa SERM u ee cOCTaBISIOIINE



SERM  (Sustainable  Enterprise  Risk-Management) — OCHOBHBIE  DJIEMEHTHI,

JIOTIOJIHUTENbHBIE JpaiiBepbl. ColManbHble, 3TUYECKHE, JIeralbHble pUCKH. CTEHKXOIAepCKuit

noaxoa. Tpancdopmarust CTOMMOCTH.

4. OBPA30OBATEJIBHBIE TEXHOJIOT' T

[Ipn peanuszauuu nporpammel AUCUUILIMHBL «KoprnopaTuBHBIA pUCK-MEHEIKMEHT

HCIOJIB3YIOTCA CICAYIOIUC 06pa3OBaTeJIBHBIG TCXHOJIOTHH:

Ne Bunsbl yueoHoi
HaumeHnoBanme pa3aesa Oo0pa3oBaTeJIbHBIEC TEXHOJIOTHH
n/n padoTsI
Tema 1. Konuenmus pucka, |Jlexuns 1 Jlexuus-Buzyanuzanus
| |BHABI PHCKOB,
knaccudukaryn. Mcrounnku |CamocrostensHass — |[IoaroroBka k 3aHATHIO ¢ HCIIOJIB30BaHUEM
KOPIIOPATUBHBIX PUCKOB. pabota yueOHBIX MaTepHaJiOB Ha I'YTJI-TUCKE
Jlexmus 1 Jlexuus-Buzyanuzanus
. Cemunap 1 Brimaya aHaTUTHYECKHUX 3aJaHHUH.
Tewma 2. BantoTHBIN pHUCK.
Huckyccus. Pemenne npakTHueckux 3a1ad ¢
2 |MeToablI OLICHKH U
ucronb3oBaHueM nakera Excel
yIpaBIeHUA
CamocrositensHas  |[loAroroBka K 3aHATHUIO C HCIIOJIB30BAHUEM
pabota yueOHBIX MaTepHaJiOB Ha I'YTJI-JTUCKeE.
Jlexmus 1 Jlexuus-Buzyanuzanus
Tewma 3. IlenoBsle perHOUHBIE |Cemunap 1 Huckyccus. Pemenue keiica, NpakTHYECKUX
3 |pucku. MeToabl OLIEHKH U 3aJa4 ¢ ucrosib3oBanueM mnakera Excel
yIpaBIeHUA
CamocrositensHas  |[loAroToBka K 3aHATHUIO C HCIIOJIB30BAHUEM
pabota yueOHBIX MaTepHaJioB Ha I'YTJI-JTUCKeE.
Jlexmus 2 Jlexuus-Bu3yanu3zanus ¢ Kelic-aHalIu30M
o Cemunap 2 Pemenne npaktuueckux 3agad M Keiica ¢
Tema 4. [IpoLieHTHBIN pUCK.
ucnonb3oBanueM nakera Excel. Auckyccusi.
4 |MeToablI OLICHKH U
TectupoBanue
yIpaBIeHUA
CamocrostensHas  |[loAroroBka K 3aHATHIO C HCIIOJIB30BAHUEM
pabota yueOHBIX MaTepHaJiOB Ha I'YTJI-JTUCKeE.
Jlexmus 2 Jlexuus-Buzyanuzanus
Cemunap 3 O6cy>kaeHue MpOMeKyTOUHBIX 3TAIIOB
Tema 5. PucKkY JTUKBUIHOCTH. P YA P Y N
BBITIOJTHEHNS AaHAIMTUYECKUX 33JaHUH TI0
5 |Mertoas! OLIEHKU U
BHJIaM PUCKOB.
yIpaBIeHUA
CamocrositensHas  |[loAroToBka K 3aHATHUIO C HCIIOJIB30BAHUEM
pabota yueOHBIX MaTepHaJiOB Ha I'YTJI-JTUCKeE.
6 Jlexnus 3 Jlexuus-Buzyanuzanus




Tema 6. Kpenutnsnii puck.  |Cemunap 4 Huckyccusi. O0CykIeHUE TPOMEXKYTOUHBIX
MeTtop! OLIEHKH U 9TaroB BBINOIHEHUS aHATUTHYECKHUX
yIpaBlCHHS 3aJIlaHUi 110 BUJIaM PHUCKOB
CamocrostensHas  |[loAroToBka K 3aHATHUIO C HCIIOJIB30BAHUEM
pabota yueOHBIX MaTepHaJioB Ha I'YTJI-JTUCKeE.
. Jlexuus 3 Jlexuus-Buzyanuzanus
Tema 7. OnepainOHHBIN
7 |puck. MeTobl OLIEHKH U
yTIpaBIIeHHs CamocrositensHas  |[loAroToBka K 3aHATHUIO C HCIIOJIB30BAHUEM
pabora yueOHBIX MaTepHaJiOB Ha I'YTJI-JTUCKeE.
Jlexuus 3 Jlexuus-Buzyanuzanus
Cemunap 5 [Ipe3enTauus (aHamU3 1 00CYXKICHHE)
] Tema 8. Pucku xopnoparuu AHAJIMTUYECKOTO Keiica; nanHbie B Excel,
U ee CTOUMOCTb npesentauusi Power Point. uckyccust.
CamocrositensHas | [loAroTOBKa K 3aHATHIO C HCIIOJIB30BAHUEM
pabota yueOHBIX MaTepHaJiOB Ha I'YTJI-JTUCKeE.

S OHEHKA IIVTAHUPYEMBIX PE3YJIBTATOB OBYYEHUSA

5.1 CucremMa ouleHUBAHUSA

Makc. K0IH4ecTBO 0AJJI0B
dopMa KOHTPOJISI

3a ogny padory| Bcero
OTBETHI Ha KOHTPOJILHBIE BOIPOCHI 1 G6amn 8 banoB
ydacTHe B JUCKYCCHUU Ha CEMUHApe 1 Gamn 8 banoB
peleHne NPaKTHYECKHUX 3a/1a4 (TeMbl 2-4) 3 Gamna 24 6anna
pelIeHNE 1 aHATU3 PaKTHYECKUX KercoB (TeMa 3-4) 5 6annos 10 GamoB
TeCT 10 6amnoB 10 6amnoB
[IpoMexyTouHas aTTecTanys — 3aluTa UTOTOBOTO 40 6annoB 40 6annos
aHAJIMTHYECKOTO Kelica
HUroro 3a cemecTp (AUCUUITINHY ) 100 6annoB

ITomy4yeHHBI COBOKYIIHBIN PE3yIbTAT KOHBEPTUPYETCS B TPAJAULUOHHYIO LKAy OLIEHOK

U B IIKaly oueHok EBpomelickoil cucrembl nepenoca u HakoruieHus: kpenutoB (European Credit

Transfer System; nanee — ECTS) B cooTBeTCTBHHM ¢ TaOnuIeit:

100 GayipHas mkaina TpaguunoHHas mkaia IIxana ECTS
95 -100 OTJINYHO A
83 -94 B
68 - 82 X0pouIo 3a4TEHO C
56 - 67 YAOBJIETBOPUTEIHHO D




50-55 E
20 - 49 HEYJIOBJIETBOPUTEIBHO | HE 3aUTEHO FX
0-19 F

5.2 Kputepum BbICTABJIEHUS] OLIEHKH 1O AUCHUIIHHE

Bbanany/
MIxaxa ECTS

OneHnka mo
JUCIUILINHE

Kpurepun oneHkn pe3yjbTaTOB 00y4eHHs 110 AUCHMILIHHE

100-83/
AB

«OTIIHYHO»/
«3a4TEHO
(oTuaHO)»/
«3aYTEHO»

BricraBnsercst obydaromemycsi, €cid OH INIyOOKO M TMPOYHO YCBOWII
TEOPETUIECKUI u MPaKTUIECKUI Marepua, MOKET
MPOJAEMOHCTPUPOBATh 3TO HA 3aHATHAX M B XOJ€ MPOMEKYTOUHOU
aTTeCTaluH.

OO6yuaromuiicst NCUEPIBIBAIOLIE U JIOTHYECKH CTPOWHO U3JIaraer
yueOHBII MaTepual, yMeeT YBA3hIBaTh TEOPUIO C IPAKTUKOM,
CHpaBIIsIeTCS C peIlleHHeM 3ajad NpodeccHoHaIbHON HapaBIeHHOCTH
BBICOKOTO YPOBHSI CJIOKHOCTH, IPABUIIBHO 0OOCHOBBIBAET NPUHSITHIC
peLeHHS.

CB00OOIHO OpHEHTHPYETCs B yueOHOW U PO ecCHOHANbHOM
JUTEpaType.

OneHka Mo IUCIMIUIMHE BBICTABISIFOTCS 00YyYalouieMycs ¢ y4€ToM
Pe3yBTAaTOB TEKYIIECH M MPOMEXYTOUHOM aTTeCTaluy.

Komnerenuunu, 3akpennéHnble 3a AUCHUILTHHON, CPOPMUPOBAHbI HA
YPOBHE — «BBICOKHIN».

82-68/

«XOpomoy»/
«3a4TEHO
(xopormo)»/
«3a4TCHO»

BricTaBinsiercst 00y4aromneMycsi, €I OH 3HaeT TCOPETUUYCCKHIA U
MPaKTUYECKUN MaTepHall, TpaMOTHO U IO CYIIECTBY M3JIaraeT ero Ha
3aHATHUSIX U B XOJI€ IPOMEKYTOUYHOM aTTECTAIluH, HE OMyCKas
CYILIECTBEHHBIX HETOYHOCTEH.

OOy4JaroIuiics MpaBUIBHO MPUMEHSIET TEOPETHUECKUE TTOI0KECHUS TIPU
PEIICHUY MPAKTUYECKHUX 33134 IPOPEeCCUOHATLHON HANPaBICHHOCTH
Pa3HOTO YPOBHS CIIOKHOCTH, BJIAJICET HEOOXOAMMBIMHU IS TOTO
HaBBIKAMH U MIPUEMaMU.

JlocTaTOYHO XOPOIIIO OPUESHTUPYETCS B yUSOHOH 1 MPo(heCcCUOHATBHON
JUTEpaType.

OrieHKa 10 AUCIUTUIMHE BBICTABIISIFOTCSI 00YYAIOMIEMYCS C YIETOM
pPe3yIAbTAaTOB TEKYLIEH U MPOMEXKYTOUHON aTTECTALIUU.

Komnerennuu, 3akperi€HHbIe 3a TUCIUILTNHON, COPMUPOBAHBI Ha
YPOBHE — «XOPOIIHIAY.

67-50/
D,E

«YAOBJIETBOP
WUTEITEHOY/
«3a4TEHO
(ymoBneTBOp
WUTEITEHO )»/
«3a4TEHO»

BeicTaBmsiercs oOy4aromeMycs, €Clld OH 3HaeT Ha 0a30BOM ypOBHE
TEOPETUYECKUH U IPAKTHYECKUHM MaTepHall, JOIyCKaeT OTACIbHEIE
OMIMOKHU MPH €ro U3JI0KEHUH Ha 3aHATUSAX U B XOZ€ IPOMEKYTOUHOM
aTTeCTalyu.

OOyuaromuiics HCIBITHIBAET ONPEAEIEHHbIE 3aTPy/JHEHHS B
IIPUMEHEHUH TEOPETUUECKUX IIOJI0KEHUM IIPY PEIICHUH IPAaKTUIECKUX
3a1a4 npoecCuOHaIbHON HAIIPABIEHHOCTH CTaHAAPTHOTO YPOBHS
CIIOXKHOCTH, BlIaJIe€T HEOOXOJUMBIMH JJIS1 TOT0 6a30BBIMU HaBBIKAMH U
IpUEMaMHu.

JleMOHCTpupyeT JOCTaTOYHBIN ypOBEHb 3HAHUS yU4eOHOH JUTEpaTypsl
10 JUCLUILIUHE.

OueHka N0 TUCHUIIMHE BBICTABISIIOTCS 00yYaroIIeMycsl ¢ y4€ToM
pEe3yIbTAaTOB TEKYIIEH U IPOMEXKYTOYHOM aTTeCTalllu.

KoMnerenuuu, 3akperi€HHble 3a JUCUUILIMHON, COPMUPOBAHBI HA
YPOBHE — «JJOCTATOYHBIIY.

49-0/
F,FX

«HEY/IOBJICTB
OPUTEITLHOY/
HE 334TCHO

BricraBnsercst oOyuaromemycs, €Ci OH HE 3HAeT Ha 0a30BOM YpOBHE
TEOPETUYECKUH U MPAKTUUECKUI MaTepHa, JOIMyCKaeT rpyOble OMNOKH




Banasl/ Onenka nmo | Kpurepnu oneHKH pe3yibTaTOB 00y4eHHsI 10 JUCHUILINHE
Mxana ECTS | iucuuninne

IIPU €70 U3JI0’KEHUH Ha 3aHATHAX U B XOJ€ IPOMEKYTOUHOU
aTTeCTalyu.

OOyuaromuiics HCIBITHIBAET CEPhE3HbIE 3aTPYAHEHUS B IPUMEHEHUU
TEOPETUYECKUX MOJI0KEHUM IIPU PEIICHUH IPAKTUYECKUX 3a1ad
npodeccuoHaIbHOM HAIPaBIEHHOCTH CTaHAAPTHOTO YPOBHS
CIIOXKHOCTH, HE BIaJIeeT HEOOXOUMBIMH AJIsl STOTO HABBIKAMH U
IpUEMaMu.

JeMoHcTpupyeT GparMeHTapHble 3HaHUS Y4eOHO! JUTEepaTyphl O
JUCLIAIIIMHE.

pe3yNBTaTOB TEKYILEH U MTPOMEXKYTOUHON aTTECTAINH.
Komnerenunu Ha ypoBHE «IOCTaTOUYHBIIY, 3aKpETIIEHHBIE 32
JUCLUUILTUHOM, He c(OPMHUPOBAHBI.

5.3 OueHouHble cpeacTBa (MaTepuasabl) AJIS TeKyUIero KOHTPOJS YyCIeBaeMOCTH,
NMPOMEKYTOYHOM ATTeCTANMH 00y4aroIMXCS M0 JUCIUIIIHHE

el A S

= 0 0 N

11.
12.
13.
14.
15.

16.
17.

18.
19.
20.

KoHTpoJibHBIE BONIPOCHI:
o teme 1:

KaxoBbl OCHOBHBIE HCTOUHUKH KOPIIOPATUBHBIX PUCKOB?
IToueMy 7151 KOMIAaHMI BayKHO yIpaBiATh puckamu? Ha uro 310 Biuser?
Yro oTHOCHUTCS K (PUHAHCOBBIM pUCKaM?
[Ipemioxxnure KiaccU(PUKALUIO KOPHMOPATUBHBIX PHCKOB IO KPUTEPUIO «UCTOYHHUK
BO3HUKHOBEHHUS».
1o Teme 2:
Bupl BaJIIOTHBIX PUCKOB U CIIOCOOBI MX OLIEHKH.
Kak omnpenenutsh COOTHOIICHHE MEX Ty (OPBAPAHBIM H CIIOT Kypcom?
Kak BnustroT TemMmbl HHQISIUE Ha COOTHOLIICHUE MEXKIY Kypcamu?
Kaxk neiicTByeT 3aKOH €IMHOM II€Hbl Ha BAJIIOTHOM pPhIHKE?
Kakue cyniecTByloT ONIIMOHHBIE CTPATETMH XEAKUPOBAHUS BAJIIOTHOTO pucka?

. UTo Takoe BalIOTHBIN CBOI U KaK pacCUUTATh €0 CTOUMOCTb?

no reme 3:
B uem 0coOeHHOCTH HCTIONTB30BAHUS METOIOJIOTUN VaR B OLIEHKE PRIHOYHBIX PHUCKOB?
KakoBbI OCHOBHBIE UCTOUHUKH IIEHOBOTO PHIHOYHOI'O PUCKA?
MO3KHO HCTIONB30BaTh MMOKA3aTeNb [3 aKTUBOB IS OIICHKU PHIHOYHOTO [IEHOBOTO pUCKa?
Kak onenuts puck noprdens?
Kakwue cymecTByrOT METO bl XeIKUPOBAHUE PHIHOYHBIX PUCKOB C TIOMOIIBIO (hOpBApIHBIX
U (BIOYEPCHBIX OTNepanuii?
Kaxkue cymiecTByroT METO/IbI XEKUPOBAHUS PHIHOYHBIX PUCKOB C TTIOMOIIBIO OMIIUOHOB?
Kak M0>kHO KCII0Ib30BaTh CBOIIBI AJIs XEA)KUPOBAHUE PHIHOYHBIX PUCKOB?

no reme 4:
C kakuMH BUAAMH MPOLEHTHOTO PUCKA CTATKUBAIOTCA KOMIIAHUHU B CBOEH MPAKTUKE?
UTo sABIISIETCSI HCTOYHUKOM MPOIEHTHOTO pUcka?
Kak nelicTByeT 3aKOH apuTeTa MPOLEHTHBIX CTaBOK?

OHCHKa o JUCHMUIINIMHEC BBICTABJIAIOTCA 06yqa}01ueMycsl C y‘{éTOM




21.

22.
23.
24.

25.
26.
27.
28.

29.
30.
31.
32.
33.
34.

35.
36.
37.

38.
39.
40.
41.
42.

43.
44.
45.
46.

47.
48.
49.

Kak OMNpCACIIMTE COOTHOLICHHUA MCKAY OXUIAACMBIMU JOXOAHOCTAMHU Ha Pa3JIAYHBIX

pBIHKax?

Kak BaustiroT TemMnbl HHQISAIUA HA COOTHOLICHUS MEXTY JOXOAHOCTSIMHU?
Kak MOXHO 3axeKupoBaTh MPOLEHTHBINA PUCK C momolupio FRA?

Urto Takoe NMMYyHH3a1Us IPOLEHTHOI'O pUCKa?
no reme S:

Kakwue cymecTByoT BUJbl PUCKA JINKBUAHOCTH?

Yro sABIs€TCS NCTOUHUKOM PUCKA JIUKBUIHOCTH?

Kak M0HO OIIEHUTh BHEIIHIOKO JTUKBUIHOCTb PHIHKOB?
Kakwue cyniecTByoT criocoObl yIpaBiIeHHUsI PUCKOM JTUKBHIHOCTH?

no reme 6:
KaxoBbI Tpu cocTaBistonine KpeIuTHOTO pucka?

Kakwue cymecTBytoT METO/Ibl OLIEHKU KPEAUTHOTO puckKa?

Kak o1ieHuTh BepoATHOCTH /1e(hoJiTa KOHTPAreHTa 10 BHEITHEMY KPEIUTHOMY pPEeHTHHTY?

Kak yuecTp pa3nuyHble YpOBHH KPEAUTHOTO PUCKA MO aKTUBAM B ropTderne?

Kakmue cymiecTByroT METO/IbI yIIPaBIEHUS KPEAUTHBIM PUCKOM?

Yro takoe kpeauTHbIN aedontHbIi cBon? Kak on paboTtaer?

o Teme 7:

KakoBbl OCHOBHBIE HCTOUHUKH ONEPALMOHHBIX PUCKOB /11 KOMIIAaHUU?
Kak MoxeT KOMIaHHsI OIIEHUTh/Yy4eCTh CBOU ONEPALMOHHBIE PUCKU?
Kakue emie pucku MOXHO KJIaCCU(PHUIIMPOBATH KaK ONEpaluOHHbIE?

mo teMme 8:

Bnusier mu o0mumii ypoBeHb pUCKOB KOPIOpALMH Ha ee crouMocTh? Kakum obpazom?
OOBsicHUTE MEXaHU3M B3aUMOACHUCTBUS MEX/Ty PUCKOM U CTOMMOCTbBIO?

Kakue 3 exTs! paboTaroT mpu MOJAEINPOBAHIH COBOKYITHOT'O PUCKA KOMITAHUH?

Kak cBsI3aHbBI pUCKH KOMIIAHUU ¥ CTOMMOCTD ee KanuTtana? OObsicHUTE.

IIpuMeHUM 1M CTEUKXOIAEPCKUN MOAXO0X K OLICHKE COBOKYITHOI'O pUCKAa KOMIIAHUU U €€

CTOMMOCTU?
no reme 9
B uem ocHoBHas uaest konuenuuu UPM?
Uro Takoe mosie puckoB komnanuu? Matpuiia puckoB?
Urto Takoe MOAEIbHBINA PUCK?

Kak Bnuser Buenpenne NPM Ha croumocts komnanuu? [Touemy?

o Teme 9
B uem cyTp koHuenuuu SERM?

KakoBbI OCHOBHBIE TEOPETUUECKHE MTOJIOKEHMS, JIEKaLIUE B OCHOBE SERM?

B uem BO3MOKHOCTH, IPEUMYILIECTBA U HEAOCTATKU SERM?

IIpakTnyeckue 3agauu

mo remMe 2

1. B Tabnuue HUKe MpescTaBlIeHbl JaHHbIE O MPOLEHTHBIX CTaBKaX M OOMEHHBIX Kypcax
M0 aMepHKaHCKOMY jaoiiapy ¥ ¢umnnuHckoMy neco. Kype «cmot» - 53.6 meco 3a

nosnap. 3aroJHUTE MPOITYCKU B TaOIuUIIE.

1 mecay

3 mecaua

1 200

I[onnapOBaa MMpOUCHTHAA CTaBKa (C
TOOOBBIM CJIOKHBIM Ha'{I/ICJ'IeHI/ICM)

3,60

3,70

?




[MporieHTHass cTaBKa B meco (C TOJOBBIM o
9,55 ? 11,90
CIIOKHBIM HAYUCIICHHUEM)

dopBapaHBIi KypcC MeCo K A0JUIapy ? ? 57,844
dopaapaHas npemust 4715 eco (B % 3a rox) ? -5,7 ?
2. Ecnu neHa eBpo B aMepUKAaHCKHUX JoJulapax coctasiser 1.3749 pomi., a 1eHa

mBenapckoro gpanka B goyutapax — 1.1108 mos., kakoBa 1eHa eBpo Bo (ppaHkax?

3. [IpencraBbre, YTO B MPEBIAYIIEM BONPOCE HA JKEHEBCKOM pBHIHKE IE€HAa €BPO
coctaBisier 1.4713 ¢pankoB. OOBSICHUTE, Kakas CYIIECTBYET BO3MOXHOCTb JUIA
apOuTpaka M KakoBa OyAeT npuObUIb pU BiIoKeHuU 10 MiIH 10511, ?

4. KoMmnanus noimpkHa 3alulaTUTh MOCTABIUMKY 3 MIiH. €Bpo uepe3 90 nueil. Ona
xoTena Obl 3aUKCUPOBATh CyMMY IUIaTeXa B JOJUIAPax, MCIOJb3Ys CYIIECTBYIOIIUE
obmenHble Kypebl. Kype «cot» cocramisier 1.3749 nomn., kype «popBapa» ¢ HOCTaBKOM
uepes 90 mueit cocrasnser 1.3806, npouentuble craBku B Hulo-Hopke u ®paukdypre
paBHbl 5.25% u 3.75% cootBeTcTBeHHO. KakoBa OyleT HauMeHbIIas J0JIapoBas LieHa
MOKpbITUS TuaTexa uepe3 90 nueit? Kakue neiicTBUs 0JKHA NPEAIPUHATH KOMIIAHUS,
4TOOBI 3a()UKCUPOBATH 3Ty CTOUMOCTB?

5. Kypc nomnapa cocraBister 1 non=28 py6., kypc eBpo — 1 eBpo=34 py6. Komnauus
KylujIa Ha CIOTOBOM pbIHKE 357,143 ThIC. 10JI. M OCYLIECTBWJIA KOPOTKYIO IPOAAKY
294,118 TeICc. eBpo. CTaHIapTHOE OTKJIOHEHHME Kypca JoJulapa B pacdeTe Ha OAMH JI€Hb
coctasisier 0,6%, eBpo — 0,65%, xoaddumnment koppensauuu pasen 0,85. Onpenenutsb
oJHOHEBHBIN VaR nmopTdens ¢ 1oBepUTeabHOI BEpoITHOCTHIO 95%.

6. IIycts B mpumepe 5 TOOUYHOE CTaHAAPTHOE OTKIOHEHUE M3MEHEHHUs Kypca Jojuiapa
paBHO 9,4868%, a eBpo — 10,2774%, xonuuecTBO TOProBbIX AHEH B roay 250. Onpenenutsb
onHoaHeBHbIN VaR 1ist noBeputensHOi BeposTHOCTU 95%.

7. Kommanus xkynuiia Ha criot peiake $357143 u ocymiecTBiiIa KOPOTKYIO MPOIAXKY €BPO
Ha cymmy 294118. Kypc nomiapa cocrasisiet 28 py6/$, kype eBpo 34 pyo/espo. M3BecTHO,
YTO JHEBHAas BOJATWIBHOCTH 10 BamoraM paBHa o($)=0.6%, o(eBpo)=0.65%,
p($,eBp0o)=0.85. Onpenenure mHeBHOW VaR moprdens KOMOAHUU C JOBEPUTEIHHBIM
uHTEpBaAIOM 95%.

mo Teme 3
1.IToprdens cocTouT U3 IByX aKTUBOB A U B, ¢ ojxugaemMoii 10X0qHOCTRIO 1,=15% ur, =
10%. Croumocts aktuBa A paBHa 300 Teic.py0, cToumocTh akTHBa B — 700 ThIC. pYO.
OnpenenuTs 0XXKUAAEMYIO I0XOIHOCTh MOPThEs.

2.U3BecTHO, 4TO GE3pUCKOBast JOXOAHOCTh COCTABIACT 5%, CpeITHEPBIHOYHAS JOXOJHOCTD
— 11%. OnpenenanTs 0KUIAEMYIO JOXOHOCTh PUCKOBOI'O aKTUBA, €CIIM U3BECTHO, YTO €TI0
B=1,5.

3.0npenenuTb MakKCUMaJIbHO BO3MOKHBIE TIOTEPU B T€UEHHE OJHOTO pabodero AHs MpH
HMMEIONICHCS BAIOTHOM MO3UIMHU B 1 MIIH. JOJIJI., C JOBEPUTEIbHON BEPOSITHOCTBIO 95%



(xBaHTMIIb 0=1,65), €ciM HM3BECTHO, YTO BOJATUIBHOCTb Kypca JAOJulapa COCTaBISET
0=0,15.
4.1Ipenmnonoxum, 4To MPOLEHTHAs CTaBKa MO Ka3HaueWckuM 11/0 paBHa 4%, oxxumgaeMas

PBIHOYHAA TOXOOHOCTDH — 10%. Ha ocHOBaHUH JaHHBIX TaG.HI/II_U:I, BBIYUCJIUTCE:

a.

b.

0XKHUJIaeMYI0 JOXOAHOCTh akuuit Mc Donald’s;

orpenenuTe HauOojiee BBICOKYIO MOJOXKHUTEIbHYIO OXHIAEMYIO JTOXOTHOCTb,
KOTOPYIO O0ECIeYMBaIOT B IEPEUMCIICHHBIX YCIOBHAX aKIMU OAHON U3 (GupM,
NIPUBEJICHHBIX B TaOJIHUIIE;

OIIPEJICJIUTE CaMyI0 HU3KYIO JOXOJHOCTb B 3TOM IEpeyHe aKLUH;

0osee HU3KYIO WU 0ojiee BBICOKYIO TOXOMHOCTh mpuHOCHIM Obl akmuu Dell
Computer, ecnmu Obl MpolEHTHas cTaBka cocraBisuia 6%, a He 4%? IlycThb
O’KMJlaeMasi ppIHOYHAs IOXOJHOCTh ocTaercsa Ha ypoBHe 10%;

MOBBICHJIACh MJIM CHU3WIIACh OBl O’KuIaeMasi J0X0AHOCTh akiuid Exxon Mobile mpu
craBke 6%°?

aKIHHU B
Amazon.com 3,25
Boeing 0,56
Coca-Cola 0,74
Dell Computer 2,21
Exxon Mobile 0,40
General Electric 1,18
General Motors 0,91
McDonald’s 0,68
Pfizer 0,71
Reebok 0,69

5.IIpenamnonoxum, 4TO MPOILEHTHAs CTaBKa MO Ka3zHadyelckuMm 1/0 paBHa 4%, oxumaeMas

pBIHOYHASA JOXOIHOCTb — 12%. ucnonb3yst CAPM BBINIOJIIHUTE CIIEAYIOINE 3aJaHUS:

a)
b)
c)
d)

e)

nocrpoiite rpadpuk CML, TmOKa3pIBAIOMMN KaK M3MEHSICTCS OXHUaaeMas
JIOXOJTHOCTH B 3aBUCUMOCTH OT PHCKa;

OIIPEAEIINTE PHIHOYHYIO IPEMUIO 33 PUCK;

orpenenuTe TpedyeMyro 10X0IHOCTh HHBECTHUIIMIA, 6eTa KOTOpBIX paBHa 1,5;

€CJIM MHBECTHLIMHU ¢ OeTol 0,8 AaroT 0kuaaemMyro JOX0IHOCTh 9,8% UMEIOT 11 OHU
MI0JIO)KUTEIBHYIO YUCTYIO IPUBEACHHYIO CTOUMOCTb?

€CJIM OT aKIuii X PBIHOK OXKUAAET JoXoaHOCTh 11,2%, kakoBa ux O6era?

6. Criexynant npogain 200 teic. 6appeneit HepTH 10 MapTOBCKOMY (PbIOUEPCHOMY KOHTPAKTY

no 14,5 nonn./6ap. Jlemo3uT cocTaBisieT 2 THIC. TOJUL. 32 KOHTPAKT, €AMHHUIIA KOHTPAKTa —

1000 nomn. KakoBa OyneT cymma ero cueTa, eCiiy OH 3aKpoeT CAeNKy npu 1eHe 14,35 momn.?

7. HBecTOp KymuJI OMIIMOH Ha CEHTSOPHCKHI KOHTPAKT Ha ra3oiijib MO IIEHE UCIIOJIHEHUS

158 nomnn./t ¢ npemueii 12 nomn. KakoB Oyaer pe3ynbraT, €Ciid K UCTEYCHHUIO CPOKA IICHBI

COCTaBAT:

PriHoynag neHa OnuuoH Ha NOKYNIKY OnuuoH Ha IPOJAXKy

150

160




170
180
185

no teme 4

1.06nuramust cpokoMm oOpareHust 6 JieT, ¢ KYNMOHHOW JOXOTHOCTBhIO 7% ToOpryercs 1o
HomuHairy $1000. Onpenenure ee TOPAIHUIO.

2. Umerotes ae obmurammu (4 u B), HoMuHANbHOW cToumocThio mo $1000 u cpokom
oOpamenuss 3 roma. OGmurauuss A sBisieTcsi OSCKYNOHHOM M ee TeKyllas phIHOYHAs
croumocTh coctaBisier $816,3. [To obGnuramuu B BHIIUIAYMBAIOTCS €KETOJHBIC KYIOHBI I10
cTaBke 7% ¥ ee TeKymlas pbIHOYHAsi CTOUMOCTB cocTaBisieT $949,37.

Omnpenenute JOXOIHOCTh K MOTANIEHUIO st obnuranuu A u B.
3. Onpezaenute ppiHOYHYIO LieHY oOsuraru HomuHanoMm $1000, cpokom oOpaieHus 4 roa,
©)KErOIHBIMM KYIIOHHBIMHU BbITIaTaMu B pazmepe $100, eciii U3BECTHO, YTO €€ JOXOTHOCTh K
MOTAIICHUIO Ha IAaHHBI MOMEHT COCTaBIIsIET §8%.

IIpakTHYeckHne Keicol
no reme 3:

Omnpenenure 3(Q(PEeKTUBHOCTD XEIKUPOBAHMS IICHOBBIX PHCKOB Ha TNpuMepe IeicTBUi
IIPOU3BOAUTEIISI MENIH.

Hcxonnble naHHbIE: 1i€n€Bas LieHa IPOU3BOIUTENS MEIH, TP KOTOPOIl OH MOKPBIBAET CBOU
U37IeP>KKH IPOM3BOJICTBA U MOJTyYaeT CPEAHIO0 MPUOBLIb, cocTaBisieT 2600 nomt. 3a 1 TOHHY,
TeKymasi OWp)keBas KOTHUPOBKA, MO KOTOPOM MOXKHO MpPOAATh OUPKEBOW KOHTPAKT U
3aKJIIOYUTH ONMIMOHHYIO clenkKy, — 2700 nost., a mpemus (ueHa onuuona) — 100 gost.

[Ipeanonaoxum, 4TO MPEANPHUATHE HAXOAUTCS HA PEKOHCTPYKLUH JHOO IUIAHHPYET BBECTH
HOBBIC MOIIMHOCTH, B CBA3U C YCM IPOAYKIHUA MOCTYIIUT HAa PBIHOK TOJIBKO YC€PE3 HCCKOJILKO
MCCAIICB. K O9TOMY BpPCMCHU LCHBI MOT'YT IMOHU3UTLCSA, U HNPCAINPUATHEC BMCECTO HpI/IGBIJII/I
HOHECeT YOBITKH.

UroObl n30exaTh HEOIATOMPUATHBIX MTOCIEACTBU, TPOU3BOIUTENH MEIU MOXKET:
1) nponath GpbroUEpCHBI KOHTPAKT;

2) mpoJaTh OIIMOH Ha MOKYIIKY;

3) KynuTh ONIMOH Ha IIPOAAXKY.

PesynbraTel Bcex omepanuii cBeAMTe B TaONMIly, MOSICHUTE TOJXYYEHHBIE PE3yJlbTaThl U
BeIOEpUTE Hanboee 3pPEeKTUBHBIH, C Bl TOUKK 3pEHHUS, BAPUAHT.

Ilena Ha Menb B IIponaxa menu | Knaccuueckoe XemxkupoBanue | XeHKUPOBaHUE
MOMEHT NpoJaxku | 6e3 XEIPKUPOBAHUE C | IIyTEM IIPOJAXKU | IIyTEM IOKYIIKH
TOBapa, XEIPKUPOBAHUS | IIOMOIIBIO OILMOHA HA OILMOHA HA
mukBuganun GK ¢rrouyepca MOKYIIKY IIPOJIaXKy

U UCTCUCHUA
CpOKa JIEHUCTBUSA
ONIMOHA




2400
2500
2600
2700
2800
2900
3000

mno teme 4

bank XYZ umeet noptdens akTHBOB U TACCUBOB, XapaKTEPU3YIOLIUICS CIETYIOUIMM 0KUIaEMBbIM
rpayKOM BBITUIAT U TOCTYIUICHHM:

AKTHBBI IMaccuBbl
Ooicudaemvie nocmynienus Ooicudaemviil nepuod Ooicudaemvie 8bINIAMbL Osicudaemviii nepuoo
(6xn %), 8 doan. nocmynjieHus (6x1 %), 8 doan. 8bINIAm

1385421 Texkyumwmii rog 1 427 886 Texkyumwmii rog

746 872 UYepes 2 roga 831454 Yepes 2 roga

341 555 Yepes 3 rona 123 897 Yepes 3 rona

62 482 UYepes 4 rona 1 005 Yepes 4 rona

9871 Uepes 5 get

Ecimm JAUCKOHT IJId BCEX MOTOKOB ACHCIKHBIX CPEACTB PABCH 8%, KakKoB 6Y}_'[€T CpCI[HCBCSBCIHeHHLIﬁ
CPOK moTramcHusd 0AaHKOBCKHX HOpT(l)eJlef/'I aKTHUBOB U ITACCUBOB?

Yro mpouzoiineT ¢ NMpuOBUIBLHOCTHIO OaHKa, €CIH MPU MPOYMX PAaBHBIX YCIOBUSX NPOLIEHTHBIC
cTaBKH Bo3pacTyT? CHuzarcs?

Ecimm JUCKOHT CHU3UTCA OO 6%, KaK UBMCHUTCSA CPOK IIOTAIICHUSA HOpT(l)GJ'ISI aKTHBOB U ITaCCUBOB?
Kak »T0 n3mMeHeHUe MOBIUSICT Ha YYBCTBUTCIIbHOCTDH 0aHKa K N3MEHEHHIO MPOLCHTHBIX CTaBOK?

Ecnu nuckont Bo3pacteT 10 10%, Kak ©3MEHUTCS CPEIHEB3BEILICHHBIN CPOK MOTAIIICHUS
nopTdes aKTUBOB U maccuBOB? Kak 3T0 M3MEHEHUE TIOBIUSIET HA YyBCTBUTEIHLHOCTh OaHKA K
M3MEHEHUIO MIPOLIEHTHBIX CTaBOK?

Tect
mo reme 4
1. Onpe):[eJmTe, KaKOMy OHL[I/IOHy COOTBCTCTByCT Kaxao0€ u3 CJ'ICI[YIOH.II/IX OHpGHGHGHHﬁZ

1. IlIpaBo, HO HE 00sI3aTENbCTBO KYNUTh B A) €BPONEHCKUIT OMIINOH
Oyaymiem 0a30BBIN aKTHB
2. llpaBo, HO HE 0053aTENBLCTBO MPOAaTh  b) ONMIMOH «KOID)
B Oyay1iem 0a30BbIii aKTHB
3. TIlpaBo, HO He 00sI3aTENbCTBO KYNIUTh  B) aMepuKaHCKUI OMINOH
WK TIpoJaTh 0a30BBIN aKTHB B
OTIPENIETIEHHYIO AATy UJIH JI0 €€
HACTYIUIEHUS
4. TlpaBo, HO HE 0053aTENBCTBO KYIUTh  [) ONIMOH «ITyT»
WM TIpoJaTh 0a30BbIN aKTHUB IPU
HAaCTYIUIEHUHU OTIpEEICHHON
Oyayei natel
2. OnuuoH «kou» ¢ neHod ucnoiaHenus 100 qommapos nMeeT npemuro 12 gomnapos, Korja neHa
6a3zoBoro akTuBa coctapiuser 110 gomnapos. KakoBa BHyTpeHHS cTOMMOCTD omnioHa? KakoBa
BpEMEHHAs CTOUMOCTb OMIMOHA?
3. CrouMOCTb ONIIMOHA «KOJU MaJaeT C pOCTOM:



A) 11eHBI 0a30BOTO aKTHBA

B) uens! ucnonuenus

B) BonarunsHOCTH

I') BpemeHu 10 ucTeueHHs CpoKa OMLIUOHA

Kakoii u3 cnenyromux (hakTopoB CHIIbHEE BCETO BIMSAET HA pa3Mep OMIMOHHON MpeMuu?
A) BONaTHUIBLHOCTD

B) npouenTHbIE CTaBKK

B) uensr akiuit

I') Bux onmuoHa — OMp>keBOii, BHEOUPIKEBOI

Kakoiil onunoHHON cTpaTernu COOTBETCTBYET 3Ta JUarpaMma npuobLIeh/yObITKOB?
A) nnunHbIH call

B) xopotkwuii call

B) nnunHBIA put

I') xopoTkuii put




HTOroBnIii aHAJIUTHYECKUH Keic

[IpakTrueckuii WTOTOBBIM KEWC BBINOJHAECTCS HA OCHOBE [AaHHBIX O JEATEIbHOCTH
peaJIbHBIX KOMIIAHWW M OXBATHIBAET BCE OCHOBHBIE BUJIBI PUCKOB HA YPOBHE KOPIIOPALIUH.

Lenb BHIOTHEHHUS — TOJyYSHHUE IPAKTHYECKUX HABBIKOB B pa3padOTKe CUCTEM YIIPABICHHS
pUCKaMM IPEANPUATHIA (KOMIIAaHUI), C yUeTOM BCeX BUIOB U (DAKTOPOB PUCKA, BO3CHCTBYIOIINX
Ha HEro.

[TocraBieHHas 1elb JOCTUrAeTCs MPHU PELICHUH B XOZE BBIMOJHEHHS PaOOTHI CIEAYIOMINX
3aja4:

e BrusBieHue 0OCHOBHBIX (DAaKTOPOB U BUIOB pUCKA (KaK BHEIIHUX, TAK U BHYTPEHHUX)
KOHKPETHOI'O IIPEIIPUSTHSI, OLIEHKA UX B3aUMHOT'O BIIMSIHMUS,

e [IpoBeneHue OLEHKH (KAa4eCTBEHHOM M KOJWYECTBEHHOM) OCHOBHBIX PHCKOB
IPEIIPUSITHS;

e IlocTpoeHue KapThl pUCKOB IPEAIPUSITHS;

e OreHKa OCHOBHBIX (PMHAHCOBBIX PUCKOB,;

e ®opMHpOBaHUE MPEIOKEHUH MO crocobaM M METOAaM YHpPaBJICHUS OCHOBHBIMU
PUCKaMU B JESITEIbHOCTH MIPEANIPUATHS;

e PazpaboTka npoekTa HMHTETPUPOBAHHON CHUCTEMbI YIIpaBIEHUS pPHUCKAMU Ha
IPEIIPUITHH.

Keiic pemaercs Ha OCHOBaHMM OTKPBITBIX JAHHBIX O JAEATEIBHOCTU aHAIM3UPYyEMOMU
KOMITAaHUHM (3aJaeTCsl MpernoaBareseM) 3a nepuo1 5-7 JeT B ClieyIolel mociie10BaTeIbHOCTH:

1. XapakrepucTHKa OCHOBHBIX BH/IOB

OTa yacTh MPAKTUYECKON pabOTHI 0JKHA BKIIIOYATh B ceOsl:

1.1.Kpatkoe omnucaHue BHEUIHMX M BHYTPEHHUX PHUCKOB, MPUCYLIUX AEATEIbHOCTU

UCCIIEyeMOro cyObekTa. ANroput™M (GOpPMHUPOBAHUS OKOHYATEIBHOTO TIEPEUHsT PHCKOB

BBITJISTUT CIETYIOIUM 00pa3oM:

e Ha nepBom 3Ttane onpeaenstoTcs OCHOBHBIE HICTOYHUKHN PUCKOB BO BHELIHEN cpejie,
3aTeM KakJJOMY MCTOYHHUKY PHUCKA CTAaBUTCS B COOTBETCTBUE BUJ pUCKa (HaIIpUMeEp,
HECTaOMIBHOCTh MOJIUTUYECKON CUCTEMBI — MOJUTUYECKH pUCK). Takum o0pa3om,
(dopmupyeTcs mepeueHb OCHOBHBIX BHEITHUX PUCKOB.

e Jlanee cQOpPMHUPOBAHHBIA TMEPEYCHb PHUCKOB CIEAYET OTPAaHXHUPOBAThH, T.C.
pacnpenennuTh 0 CTENEHN 3HAYUMOCTH TOTO WJIM MHOTO BUJA PUCKA B 1€ATEIbHOCTU
npennpusaTus. PaHXupoBaTh MOXHO, INIpUCBaMBas KaXIOMy BHIY pHCKa
OIpEZICIICHHBIE BECA B 3aBUCUMOCTH OT MX 3HAYUMOCTH.

e [Ilo takomy e mpuHUUIY (OPMHUpPYETCS B3BELICHHBIN IepeueHb BHYTPEHHHX
PHUCKOB XO3SHCTBYIOLIETO CyOBEKTA.

1.2.CocraBnenue KapTbl pUCKOB. Bce BBISBIEHHBIE U OTPaH)XKMPOBAHHBIE BUJbI PUCKOB,

IPUCYIINE IEATENBHOCTH JAHHOTO NMPEANPUATHUS UCCIETYIOTCS HA IPEIMET B3aUMHOIO

BIMSHUS. YUUTBIBAIOTCS KAaK «YCHJICHHE», TaK M «OCIAbJICHHE» Ka)XJIO0ro M3 BUIOB

PHUCKOB APYTHMH.

1.3. BbIIBUTE OCHOBHBIE DPBIHOYHBIE PHUCKM B JI€ATENBHOCTH AHAIU3UPYEMOI
KOMITaHUH.

OCHOBHOM METOJ] — aHAJIM3 UyBCTBUTEIBHOCTH BBIPYUKH (110 MC®DO) K paznuyHbIM (hakTopam
(Kypchl BaJIlOT, IIEHBl HAa OCHOBHYIO MPOAYKLHUIO/ChIphe W T.A.). OlEHKa MPOBOIUTCS Ha
MaKCHMaJbHO BO3MOKHOM BPEMEHHOM HHTepBajie (MUHUMYM 5 1eT). OuneHuBaeMblid
napamerp — Kod(h(UIMEHT Koppensauud. MakcuManbHble 3HaYeHHs Kod(pQuIeHTa
CBUJCTEIBCTBYIOT O 3HAUYMTEIbHOW TIIOJOXKHUTEIBHOM 3aBUCUMOCTH M, KakK CIEACTBHE,
00YCJIOBJICHHBIH/CBA3aHHBIM C 3TOM 3aBUCHMOCTBIO BHUJ PBIHOYHOTO PHUCKA IOJDKEH OBITH
OLIEHEH U JIOJDKHBI OBITh MPEUI0KEHBl HHCTPYMEHTHI YIPABJICHUS UM.

2. OrieHKa OCHOBHBIX BH/IOB PUCKOB



Orta yacTh NPAaKTUYECKOH pabOTHl TMPEAINOoNaraeT IMPOBEICHHE MPOIEIyphl OLEHKU
OCHOBHBIX (BBISIBJICHHBIX paHEE) BHUJOB PHUCKOB B JIEATEIBHOCTH PacCMaTpUBAEMOIO
npennpusaTust (opranuzauuu). IIpy 3TOM HagO yYUTBIBATH, YTO JJISl MHOTHUX BHUJOB PHCKOB
KOJINYECTBEHHBIC METO/IbI OIICHKH TPUMEHUTH KpailHe CII0KHO, B 3TOM Clly4yae JOJDKHBI ObITh
HCII0JIb30BaHbl KAYECTBEHHBIE METO/IbI OLIEHKH.

Jnst oneHKM (PUHAHCOBBIX PHCKOB JOJDKHBI OBITH MCIIOJIB30BaHbBI CIEIYIOIIUE METOIbI:
OIIpeIeNICHUE IUCIIEPCUH (CPEIHEKBAIPATUUECKOTO OTKIIOHEHMSI), OTIPEEIICHUE TIPEAECIIbHBIX
u cpenHux xapakrepuctuk (VaR), ompeneneHune nomycTUMOrO YpOBHSA pHUCKa, IUId
MPEANPUATHSL UCXOJS U3 pacueTa 3HAUYEHUs BEJIMUYMHBI KalluTala KOMIIAHWM, OINPENEICHHUE
nokasareJs [3 akTHBOB KOMIIaHHH.

2.1. OneHUTh OCHOBHBIE PHIHOYHBIE (TOBApPHBIN, BAIIOTHBIN) PUCKHU aHAIU3UPYyEMOU
KOMITaHUH.

OcHoBHoOll MeTo — VaR, 1HEBHOI 110 yCpeJHEHHON TO3ULIUH.

2.2. Onenutp kodpdurmierT Oeta (COOCTBEHHBIH PHCK) KoMmaHuu. JlJis 3TOro Ha

MOJIyT'0JJ0OBOM/TO/IOBOM BPEMEHHOM HHTEpBaJIE MPOBECTH OLICHKY:

» JIHeBHOU apu(hMETUIECKON JOXOTHOCTH aAKIIHIA;

* BonarunpHOCTH AHEBHOM apu(PMeETHUECKOM JOXOJHOCTH aKLUH;

» JlHeBHOU apu(MeTHIECKOM JOXOIHOCTH cOOTBeTCTBYomIero nuaekca PTC win MMBB;
* BonarunsHocTtu coorBercTBytomero uuaekca PTC nnu MMBB;

» [Ilapamerpa B akuuy;

2.3. OueHUTh NPOLIEHTHBIM PHIHOYHBIN PUCK aHATU3UPYEMOU KOMITAHUU.

OCHOBHOI MeTOJl — aHaJIM3 AOpanuu (OOIUranuu), aHajau3 pUcKa KPUBOM JOXOAHOCTH
(xpemutHblid TIOpPTQEnb). IIpOlEeHTHBI PUCK OLEHHBAETCS IO OTAEIBHBIM AaKTUBaM C
MCTIOJIb30BaHUEM ITOKa3aTeNeil JI0pauu 1 MOIU(PUIIMPOBAHHON JIOPAITUH.

24. OneHUTh KPeIUTHBIN PUCK KOMITAaHUH (COOCTBEHHBIN — 10 JaHHBIM PEHUTHHTOBBIX
areHTCTB; KOHTPAareHTOB — IO JAHHBIM (HHAHCOBOH OTYeTHOCTH). KpeauTHbId pHCck
MIPEANPUATHS OLIEHUBAETCS C UCIIO0JIb30BAHUEM OJITHOM U3 METOAMK KPEIUTHOTO CKOPHHTIA.
2.5. [TonmyuyeHHbIe pe3yabTaThl IPOAHATU3HUPOBATE/CUCTEMATH3UPOBATh, COITOCTABUTH C
COOCTBEHHBIM aHATM30M KOMITAHUU (€CIIH €CTh).
2.6. BHemHue pucku (3a HCKIIOYEHUEM PBHIHOYHOIO) OIEHUBAIOTCS KauyeCTBEHHBIMU
cnocobamu. /I OLEHKH CTPaHOBOTO, MOJMTUYECKOTO, PETMOHAIBHOTO PHUCKOB MOXKHO
HCII0JIb30BaTh JAHHBIE PEUTUHIOBBIX ar€HTCTB.
2.7. Ilo wrToram NpPOBEACHHON OLIEHKH OTAEIBHO B3ATHIX BUIOB PHUCKOB NPEAIPUATHSA
(xoMIaHMM) ompeeNnseTcs BeauunHa piuckoBoro karnurana (Capital at Risk — CaR).
3. IlpensiosxeHus MO yIpaBJICHUIO BBIIBICHHBIMU PUCKAMHM KOMITAHUU
B »T0i1 yacTu aHanm3a Keica JOKHBI OBITh NMPEICTaBICHBI CICAYIOUINE TO3HUIINN:
3.1.0ueHKa CyLIECTBYIOIIMX HAa NPEAUPUATHH METOJOB YNPABICHUS PUCKAMHU: B TOM
cilydae, €clid Ha paccMaTpUBaeMOM OOBEKTE HCIOJIb3YIOTCS Kakue — JIMOO METOJIbI
(cucTembl) ympaBleHHMS PUCKAMH, B A3TOM 4YacTH pabOThl MPUBOJUTCA HMX KpaTKoe
ONMCAaHNE, XapaKTEPUCTHUKA.
3.2.1lpensioxkeHnss MO YIPABJICHUIO BBIABICHHBIMM BUAAMHM PUCKOB. 37€Chb, HCIOIb3YS
IIOJTyYEHHBIE 3HAHUSI OTHOCUTEIBHO METOJOB YIPABJIEHUS PUCKAMU, CIIEyEeT IOCTaBUTh
B COOTBETCTBUE KaX/IOMY W3 BBISBJICHHBIX BUIOB PUCKOB (Tabnuma 1) BO3MOXKHBIA U
npeiaraeMselii croco6 ynpasineHus UM. Hajo yauTeIBaTh, YTO BHEIIHUMH PUCKAaMU, KaK
IIPAaBWJIO, KOMIIAHMM HE YIPABIAIOT, a CTPEMATCS MHUHHMHM3UPOBAaTh HETAaTUBHBIC
BO3/ICIICTBUS, IyTEM BBEACHUS CUCTEM MOHUTOPUHIA, aHAIN3a U T.J. BHELIIHEN Cpeabl.
3.3.0nenka 3¢ (heKTHBHOCTH Mep MO YIpaBICHUIO puckamu. B 3Toit yacTu paboThl cnemyer
KaueCTBEHHO OLIEHUTh IPOrHO3MPYEMBIE PE3YJIbTAaThl BHEAPEHUS U HCIIOJIb30BAHUSA
IPEVIOKEHHBIX METOJOB YIIPABJICHUS PUCKaMU. B INOIy4eHHBIX pe3ynbTaTax pUCKU
OpEeanpusITHs (KOMIIAaHMHM) MOTYT OTHOCHUTBCS K: IOKPBITBIM, HEMOKPBITHIM,
yIpaBiIsieMbIM, HeynpaBiasieMbM. OTHECEHHE PUCKA K OJHOM M3 YETBIPEX KaTEropuil
JIOJKHO OBITH MOTHBHPOBAHO.



4. TlpennoxeHus MO NOCTPOCHHUIO HHTETPUPOBAHHON CUCTEMBI YIIPABJICHUS! pUCKAMHU

[IpennoxxeHuss MO TOCTPOCHHUIO CHCTEMBl YIPABICHHS pPUCKaMU Ha TPEANPUATHH
o(hopMIISIOTCS B BUJIE OPTaHU3ALMOHHO - TEXHUYECKUX PELICHUH.

OHM  JOIKHBI ~ COZAEp)KaTh  NPEAJIOKEHHS, HAampuMmep, B  YAaCTH  BHEJPEHUS
CMELUANTN3UPOBAHHBIX HH(OPMAIIMOHHBIX CHUCTEM, CO3[aHMS CIHELHATbHBIX MOApa3Ie/ICHHH,
OT/IENIOB, U3MEHEHUIO (PYHKUUH yXKe CYHIeCTBYIOIIMX U T.A. B ToM ciydae, ecnu mpeiaraemas
chUCTeMa YINpaBJICHUS PHCKAMU Ha MPEANPHUATHH TpeOyeT HW3MEHEHHsI OpraHU3aIMOHHON
CTPYKTYDBI, Ja€TCSl KpaTKasi XapaKTePUCTUKA BO3MOXKHBIX (HEOOXOIUMBIX) U3MEHEHHUH.

[IpennaraeMble OpraHM3alMOHHBIE pPELICHUS O(QOPMISIOTCS B TrpadUyeckoM BHAE U
COIIPOBOKIAIOTCSA HEOOXOIUMBIMU KOMMEHTAPUSIMH.

OTtnenbHO paccMaTpuBarOTCA WH(GOPMAIMOHHBIE TIOTOKH B KOMITAHUH (HA MPEANPHUITHN),
KaK M3BHE (BHEIIHHE, KacaloIIMecss M3MEHEHHUS OCHOBHBIX BHEIIHUX HCTOYHHUKOB PUCKOB H
CBSI3aHHBIX C HUMH BUJIOB PUCKOB), TaK U U3HYTPH (T.€. UH(POPMAIIMOHHBIE TOTOKH, OTPaXKAIOIINe
U3MEHEHHS BO BHYTPEHHEH cpene KOMIIAHWW, OTHOCUTENIBHO MapaMeTpax JesTeIbHOCTH,
MPOM3BOJICTBA, (PMHAHCOBBIX MMOKA3aTeNIeH U T.JI.).

Bce pacuersl nomxHBI ObITH CBEeEHBI B OoauH (aiin Excel, ¢ ykazaHHeM HCTOYHHMKOB
MCTIOJIb30BAHHBIX JJAHHBIX.

PesynbraTsl paboOThl MO BBHINOJIHEHUIO HWTOTOBOTO 3aJaHust OQOpPMIIIOTCS B BUJE
IIpE3EHTALNH.

6 YYUEBHO-METOJUYECKOE U UHOOPMAIIMOHHOE OBECHEYEHUE
TUCIATLTAHBI

6.1. CiuCcOK HCTOYHUKOB H JINTEPATYypPbl

Jluteparypa
Ocnosnas

1. CoBpeMeHHbIE TOAXOAbl K KOPHOPATUBHOMY PHUCK-MEHEKMEHTY: METOIbl U
uHcTpyMeHThI / Jlomamenko J[.B., ®unorenosa 10 .1O. - M.: Maructp, HUL] UHOPA-M,
2016. - 304 c.: ISBN 978-5-9776-0427-7 OBC ZNANIUM Pexum nocrymna:
https://znanium.com/bookread2.php?book=550188

2. HlankwuH, A. C. DxoHomudeckue u puHancoBsie pucku. OneHKa, yIpaBieHue, mnoprdens

WHBECTUIHH : nmpakTudeckoe mocodbue / A. C. llankun, B. A. lllankuHn. - 10-e u3n., crep.
— Mocksa : U3natenbcko-Toprosas kopnopauus «lamkos u K°», 2020. - 544 ¢ ObC
ZNANIUM Pexum nocryna: https://znanium.com/read?id=358552

3. Coxonos /. B. ba3ucHas cucrema pUCK-MEHE)KMEHT OpraHU3aluil peaJbHOro0 CEKTOpa

SKOHOMUKH [DNEKTPOHHBIN pecypc]: Monorpadus. — M.: OOO "HaydHo-u3nparenbckuit
ueatp HMHO®OPA-M", 2016. - 125 c. DbC ZNANIUM Pexum nocryna:

https://znanium.com/bookread2.php?book=536598
4. dunaHcoBas MaTemaruka: YdeOHoe mocobue mns maructpoB / ILLH. Bpycos, T.B.

@unarosa. - M.: HULl UHOPA-M, 2014. - 480 c. O9bC ZNANIUM Pexum nocryna:
https://znanium.com/bookread2.php?book=363567

ﬂOnOﬂHumeﬂbHaﬂ



5.

[apn V., Anexcannep I'., beiinu k. MuBectunuu: Ilep. ¢ anrn. — M.: UHOPA-M, 2014.
— 1028 c. 9BbC ZNANIUM Pexum JocTymna:
https://znanium.com/bookread2.php?book=551364

6.2. Ilepeuenn pecypcoB HHGOPMALHOHHO-TEJIeKOMMYHUKANMOHHOM ceT UHTepHeT

10.

11.

12.

13.

14.

15.

16.

17.

A risk Management Standard - AIRMIC, ALARM, IRM, MHCTUTYT pUCK-MEHEKMEHTA
Institute of Risk Management [DaeKTpoHHBINH pecypc], MOCTOSIHHAs CChUIKA. Pexum

noctyna: https://www.theirm.org/media/886059/ARMS 2002 IRM.pdf

MexnyHapoaHbIil craHgapT mo puck-meHemkMenty ISO 31000:2018. International
Organization for Standardization [DnekTpoHHBIH pecypc], MOCTOSIHHAS cChUIKa. Pexum

nocryma: https://www.iso.org/obp/ui#iso:std:is0:31000:ed-2:v1:en

Caiit GARP [Dnexrponnsiii pecypc] // cop. 2019. — DnektpoH. aan. — Pexxum gocryma

www.garp.com.

FERMA (Federation of European Risk Management Association) [DnekTpoHHBIH pecypc]
// cop. 2019. — Dnekrpon. naH. — Pexxum nocryna http://www.ferma.eu/

Caiit kommanuu JP Morgan. Onucanue meroauk RiskMetrics [DnexTponHbIi pecypce] //
cop. 2015. — DnektpoH. naH. — Pexum qoctyna www.riskmetrics.com

PetitunaroBoe arenrctBo Standard&Poors [DnexTpoHHBIN pecypc]: HWHGOPM.-aHAUT.
Marepuansl., cop. 2019. —  DOnekrpon. gmaH. —  Pexum  gocryna:
http://www.standardandpoors.com

PetituaroBoe arentctBo Fitch Ratings [DnexTponHBIi pecypc]: WHGOPM.-aHATUT.
MaTepHaisl., cop. 2015. — DnexTpoH. gaH. — Pexxum noctyna http://www.fitchratings.com
PetitunaroBoe arentctBo Moody’s Investor Service [DnekTpoHHBINH pecypc]: UHOOPM.-
aHaluT. Marepuansl., cop. 2019. — Onexktpon. pnpaH. — Pexum gocryna
http://www.moodys.com

NudopmannonHo-ananmutudeckuii pecypc CBonds [DnexkTponHbIil pecypc]: uHGOPM.-
aHaIuT. Marepuansl., cop. 2019. — Onexktpon. npaH. — Pexum gocryna
http://www.cbonds.ru/

Caiit Hpro-Mopkckoii (oHmOBOH GHpKM [DNEKTPOHHEIH pecypc]: HH(POPM.-aHAIMT.
MaTepHasl., cop. 2019. — DnekTpon. gaH. — // Pexxum nocryna https://www.nyse.com/
Caiit MockoBcKo# Oupu [DIeKTPOHHBIN pecypc]: HH(OPM.-aHAIUT. MaTEpUabL., COP.
2015. — DnekTpoH. gaH. — // Pexum noctyna www.moex.com

Caiit DUUHAM [Dnekrponnslit pecypc] // Pexxum nocryna www.finam.ru



18. Ilpe3enrauun o JUCLUIIINHE, MaTepuabl MIPAaKTUYECKUX KEHCOB:

https://drive.google.com/folderview?id=0B_Xw1Mxd3YjxcnMxQVZNWExnYOE&usp=

sharing
Ilepeyenb coBpeMeHHBIX MPogeccHoHATbHBIX 0a3 naHHbIX (B/]) U1 nHpopManHOHHO-

cnpasBouHble cuctem (MCC)

Ne HaunmenoBaunue
/o

1 | MexayHaponubie pedepatuBHble HaykomeTpuueckue b/I, moctynHeie B paMkax
HarmoHanpHOM noanucku Web of Science. Scopus

2 | [IpodeccuonanpHble monHOTEKCTOBBIE B/I, 1OCTYyNHBIE B paMKax HallMOHAJIBHON
noanucku XKypnanel Cambridge University Press, ProQuest Dissertation & Theses
Global

(98]

ITpodeccrnonansubie nonmHotexctobbie b/l JSTOR

4 | KomnbroTepHble cripaBouHble IpaBoBble cucTeMbl KoncynbTant [lmtoc, ['apant

7. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCHUITJIMHBI
Jlis mpoBeneHUs ayAMTOPHBIX 3aHATHA 10 JUCHHUILIUHE HEOOXOoAuMa ayIuTOpHs,

ocHauieHHas [IK u MynbTUMeEIMa-IPOEKTOPOM.

Ilepeyens nporpammuoro odecnevenns (IIO0)

Nent Haumenosanue [10 IIpousBoaurens Cnioco6 pacmpocTpaHeHus
/i (ruyernsuonnoe unu c60600HO
pacnpocmpaunsemoe)
1 Microsoft Office 2010 Microsoft JINICH3UOHHOC
2 Windows 7 Pro Microsoft JINLIEH3UOHHOE
3 Microsoft Office 2013 Microsoft JILIEH3MOHHOE
4 Windows 10 Pro Microsoft JINLIEH3UOHHOE
5 Microsoft Office 2016 Microsoft JINLIEH3UOHHOE

8 OBECIIEYEHUME OBPA3OBATEJIBHOT'O ITPOLHECCA JJIA JIMIY C
OI'PAHMYEHHBIMHA BO3MOKHOCTAMMU 31O0POBbsA 1 UHBAJIMIOB

B xone peanuzanyy JUCHUIUIMHBI UCIIOJIB3YIOTCS CIEAYIOLIUE JOIOJHUTEIbHBIE METOIbI
00y4YeHHUs1, TEKYIIEro KOHTPOJIS YCIEBAEMOCTH U MPOMEXYTOUHOM aTTecTalyu o0yJaromuxcs B
3aBUCUMOCTH OT UX WHAMBHUIYaJIbHBIX 0COOCHHOCTEH:

® JJIA CIICTIBIX U CJI3_60BI/I,Z[SIH_[I/IXI

v’ siekuuu 0QOPMIISIOTCS B BHIE DJIEKTPOHHOTO JOKYMEHTA, JOCTYIIHOTO C MOMOIIBIO
KOMIIBIOTCPA CO CIICHUAIIN3NUPOBAHHBIM IIPOTrPaMMHBIM 06GCHC‘-I€HI/IGM;

v IMUCbMCHHBIC 3a/laHvs BBIIIOJIHAOTCA Ha KOMIIBIOTECPEC CO CICHUAIN3NPOBAHHBIM
nporpaMMHbIM OGCCHC‘IGHI/ICM, HJIK MOT'YT GBITB 3aMCHCHBI YCTHBIM OTBCTOM;,

v o0ecrnieunBaeTcs UHIMBUIYaIbHOE paBHOMEPHOE OcBeleHue He Menee 300 IroKc;



v Ul BBITIOJNHEHUS 3aJaHusi TPH HEOOXOJAUMOCTH TPEIOCTABISETCS YBEINYUBAIOIICE
YCTPOMCTBO; BO3MOXKHO TaKX€ HCIOJb30BAHUE COOCTBEHHBIX  YBEIMYHBAIOIIUX
YCTPOMCTB;

v NUChMEHHBIE 33/1aHUsI OQOPMIIIOTCS YBETMUEHHBIM HIPHPTOM;

v/ 9K3aMeH U 3a4€T MPOBOSATCS B YCTHOU (pOPME HMIIH BBIMOJHSIOTCS B TIMCBMEHHOU (popme
Ha KOMIIBIOTEPE.

® I TIIYXUX U cna6ocm>1mam1/1x:

v nekiund O(OPMIIIOTCS B BHJE DJIEKTPOHHOTO JOKYMEHTa, JIMOO IMPEIOCTABISETCS
3BYKOYCWJIMBAIOIAsl alnapaTrypa MHAUBUAYAIbHOIO II0JIb30BaHUS;

v NUCHMEHHBIC 33/IaHUSI BBITIOJHSIOTCS HA KOMITBIOTEPE B MIMCbMEHHOU (opme;

v\ 9K3aMeH ¥ 3a4éT TMPOBOMATCS B TMHUCHMEHHOW (opME Ha KOMIIBIOTEPE; BO3MOXKHO
npoBesieHue B (hopMe TeCTUPOBAHMUS.

® AJid JIMI ¢ HAPYIICHUAMHA OIIOPHO-ABUTATCIIBHOI'O arrapara:

v\ nekuud OQOPMISIIOTCS B BHJE DJICKTPOHHOTO JIOKYMEHTA, IOCTYITHOTO C MOMOIIBIO
KOMIIBIOTEpA CO CIEIHMATN3UPOBAHHBIM ITPOrPAMMHBIM 00eCTICUeHUEM;

v THCbMCHHbBIE 3aJIaHUS BBIMOJHAIOTCS Ha KOMIIBIOTEPE CO CHENUATH3UPOBAHHBIM
MPOrPaMMHEIM 00€CTICUeHUEM;

v/ 5K3aMeH | 3a4€T MPOBOJIATCS B YCTHOM (pOpME MJIH BBITIOIHSIOTCS B MUCHMEHHON (popme
Ha KOMIIBIOTEPE.

[Ipu HEOOXOOUMOCTH NpPEIyCMATPUBACTCS YBEIMUYCHHE BpPEMEHH IS TOATOTOBKH
OTBETA.

[Iponienypa mpoBeAeHUS  MPOMEKYTOUYHOM — arTecTaumu s OOydarolIMXCs
YCTQHABJIMBACTCS C Y4YETOM HMX HMHIUBUAYAIBHBIX TCHUXO(U3UYECKHX OCOOEHHOCTEH.
IIpomexxyTodHas aTTecTalus MOKET IPOBOJAUTHCS B HECKOJIBKO JTAIIOB.

[Ipu npoBeneHnU MpoLeayphl OLEHUBAHUS PE3YIbTATOB O0YUYCHHS MPETyCMaTPUBACTCS
UCTOJb30BAHUE TEXHUYECKHX CPEACTB, HEOOXOAMMBIX B CBS3M C WHAWBUIYaJIbHBIMH
0COOEHHOCTSIMH 00yYarOIUXCs. DTH CPEACTBA MOTYT OBITh ITPEOCTABICHBl YHUBEPCUTETOM, HIIN
MOTYT UCIIOJIb30BaThCsl COOCTBEHHbBIE TEXHUYECKHUE CPECTBA.

[IpoBeneHne mpoueAypbl OLEHUBAHUS PE3yJNbTAaTOB OOY4YEHHs JOIyCKAaeTcs C
UCTOJIb30BAHUEM JTUCTAHIIMOHHBIX 00pa30BaTEIbHBIX TEXHOJIOTHH.

ObecneunBaeTcs JOCTYI K MHPOPMALMOHHBIM U OMOIHOrpaduueckuM pecypcam B CETH
WuTepHeT Ui Kaxkaoro oOydamomerocss B (opMmax, aganTUPOBAHHBIX K OTPAHUYEHUSAM HUX
3JI0POBbSI U BOCIIPUATHUS MH(POPMALTUH:

. JUISL CJICTIBIX U CITA0OBUIAIINX
- B Ie4aTHON (opMe yBEIIMUECHHBIM HIPUPTOM;
- B (hopMe 3IEKTPOHHOTO JOKYMEHTA;

- B (hopme ayanodaiina.



. JUIS TIYXHUX U CIa0O0CIbIIAIINX:

- B Ie4aTHOH opme;

- B (hopMe 3IEKTPOHHOTO JOKYMEHTA.

. JUIsL 00yYaroImuXcs ¢ HAPYUICHUSIMHU OMOPHO-/IBUTaTeIbHOTO armapara:
- B IeYaTHOH (opme;

- B (hopMe 3IEKTPOHHOTO JOKYMEHTA;

- B (hopme ayanodaiina.

Y4eOHble ayJUTOPHUH 7Sl BCEX BUJAOB KOHTAKTHON M CAaMOCTOSITENILHOW pa0OThI, HAyYHAS
OuOIMOTEeKa W MHBIC TIOMEIICHUS N7 O0y4YeHUs] OCHAIICHBI CHEeIHAIbLHBIM 000PYJOBaHHEM W
y4eOHBIMUA MECTaMH ¢ TEXHHYECKUMU CPEJICTBAMHU O0yUCHUS:

. JUISL CJICTIBIX U CITA0OBUIAIINX
- YCTpOMCTBOM [UIsl cKaHMpoBaHUs 1 uTeHus ¢ kamepoil SARA CE;
- nuctuieeM bpaiina PAC Mate 20;
- npunaTepoM bpaitng EmBraille ViewPlus;

. JUIS TIYXHUX U CIa0O0CIbIIAIINX:

- aBTOMATH3UPOBAHHBIM paboO4YMM MECTOM Ui JIIOJCH C HapylmieHHeM Cclayxa Hu
¢71a00CIIBIIIAIINX;

- AKyCTUYECKUN YCWINTEIb U KOJIOHKU;
. JUIsl 00yYaroImuXcs ¢ HAPYUICHUSIMHU OMOPHO-/IBUraTeIbHOTO armapara:
- IEPEABMKHBIMU, PETYIUPYEMBIMU 3proHOMUYECKUMHU napramMu CHU-1;

- KOMIIBIOTEPHOU TEXHUKOW CO CHEIMaIbHBIM IIPOrPAMMHBIM 00€CIICUEHUEM.

9. METOAUYECKHUE MATEPUAJIbBI

9.1 Ili1aHBI cCeMMHAPOB

CEMMHAP 1
Tema 2 -3. BaytoTHBII U IEHOBOW PHIHOYHBIN PUCK

]_le.]'lb 3aHATUA: OBJIAACTh NPAKTHUYCCKUMHN HaBbIKAMU OLCHKH W MOACIHUPOBAHUA BAJIIOTHOI'O U

LIEHOBOT'O PHIHOYHOI'O PUCKA 1O MeTojosnoruu Vak.



®opMa NpoBeAeHHUsI: PEILICHUE IPAKTUYECKUX 3a/1a4, TUCKYCCHSI.
IIpakTyeckue 3aga4u: cM. IpaKTUUYECKHUE 3a1a4u 10 Teme 2, 3 paszaen 5.4

KoHTpoJibHBIE BONIPOCHI: CM. KOHTPOJIBHBIE BOIIPOCHI 110 TeMe 2, 3 paznen 5.4

CEMMHAP 2
Tema 4. [IpoLieHTHBIN pUCK

I_[e.m, 3aHATUA: OBJIAACTDh NNPAKTHICCKUMHN HaBBIKAMKU OLCHKHU U MOICIMPOBAHUA ITPOLCHTHOT'O

pucCKa.

®opMa NpoBeAeHUsI: PEILICHUE IPAKTUYECKUX 3a/1a4, TUCKYCCHSI.
IIpakTHyeckue 3aga4u: cM. IpaKTUUECKHE 3a/1a4u 110 Teme 4, paznen 5.4

KoHTpoJibHBIE BONIPOCHI: CM. KOHTPOJIbHBIE BOIPOCHI IO TeMe 4, pa3zaen 5.4

CEMMHAP 3
Tema 5. Pucku TUKBUIHOCTH
esan 3aHATHSA: OBJIAJACTh HABBIKAMH OLICHKH M MOJEIIMPOBAHUS PUCKA JTUKBUIHOCTH.

®opma npoBeeHHsI: 00CYXICHHE MPOMEKYTOUHBIX ATAIlOB BBIMOJHEHUS WHAWBUIYATbHBIX
AQHAINTUYECKUX KEHCOB (PUCK JMKBUIHOCTH, HCTOYHUKH, METOJbl OLIEHKH, pE3YJIbTaThl);
KOPPEKTUPOBKA, TUCKYCCHS

KoHTpoJibHBIE BONIPOCHI: CM. KOHTPOJIbHBIE BOIPOCHI IO TeMe 5, pa3zaen 5.4

CEMMHAP 4
Tema 6. Kpenutnslii puck
Iennb 3aHATHA: OBIAJETh U HABBIKAMU OLIEHKH U MOJIEIMPOBAHUS KPEAUTHOTO PUCKA.

@®opma npoBedeHHsI: O00CYXICHHE MPOMEXKYTOUYHBIX ATAIlOB BBIMOJHEHUS WHAWBUIYATbHBIX
AQHAINTUYECKUX KEHCOB (KPEAWTHBIM pPHUCK, HCTOYHUKH, METOJbl OLIEHKH, pE3YJbTaThl);
KOPPEKTUPOBKA, JUCKYCCUS

KoHTpoJibHBIE BONIPOCHI: CM. KOHTPOJIbHBIE BOIPOCHI IO TeMe 6, pa3zaen 5.4



CEMMHAP 5
Tema 8. Pucku xopnopanuu u ee CTOUMOCTb

He.]'lb 3aHATUA: OBJIAACTh TCOPCTUYCCKUMHU 3HAHUAMH MW TNPAKTUYCCKUMH HaBbIKaMHU

KOMILJICKCHOM OLICHKHU PHUCKOB KOpHIOpalnu.

®opma npoBeieHus: 00CYKACHNE POMEKYTOUHBIX ITANOB BHIIOJHEHUS aHATUTHYECKOTO
Keiica (MoJeNnb CTOMMOCTD — PUCK, COCTaBHBIE YaCTH, PE3YJIbTAThl OLIEHKH), KOPPEKTUPOBKA,
JUCKYCCHS.

KoHTpoJibHBIe BONIPOCHI: CM. KOHTPOJIbHBIE BOIPOCHI 110 TeMe 8, pa3zaen 5.4



[Tpunoxxenue 1

AHHOTAIMS

Hucuuruimna «KoprnopaTHBHBIN pUCK-MEHEDKMEHT» SIBISIETCS 4acThi0 00s3aTeIbHBIX
IUCLUMIUIMH BapHaTUBHOro Oioka ydeOHOro IutaHa HampaBieHHOocTH «KoprnopaTtuBHbie
¢unHaHCh. JuciumuuHa peanusyercs Ha skoHomMudeckoM ¢akynsrere UDVII PITY kxadenpoit
DUHAHCOB U KPEIUTA.

Heab IUCHMIUIMHBI COCTOUT B (POPMUPOBAHMM 3HAHMKA W HABBIKOB B CIELHATbHBIX
BOINPOCAX TEOPUH U MPAKTUKU OLEHKHU M yIPaBJICHUS KOPIOPATUBHBIMU PUCKAMHU.

3agaum QUCUMIUIMHEL

. chopMUpOBaTh 3HAHHUS B OOJACTH OIICHKH W YIPABICHUS OCHOBHBIMH PHCKaMH
KOMIIaHUI;

. U3YYUTh OCHOBHBIE TEOPETHUYECKHE MOJETH, COCTABISIONIME YAaCTH OIEHKA |
MOJICTTMPOBAHUS KOPIIOPATUBHBIX PHCKOB;

. MO3HAKOMUTH C CYIIECTBYIOIIUMHU B MUPOBOI MPaKTUKE TCHIACHIMSAMH B U3ydaeMOil
peaIMeTHON obnacTu;

. c(hopMUPOBATh HABBIKK PAOOTHI C AaHATUTHYECKUMU MaTepUaIaMH;

. chopMUPOBATh yYMEHHE OPUCHTHPOBATHCS W TPUHUMATH PEIICHHS B THIIOBBIX U

HECTAH/IaPTHBIX OM3HEC - CUTYyAIHsIX.

Juctumnuaa «KopropaTUBHBIN pPHUCK-MEHEDKMEHT» HamnpaBlieHa Ha (opMHupoBaHUE
npodeccuonansHoit komrereHIu [IK-10 - cmocoOHOCTH COCTaBIATH MPOTHO3 OCHOBHBIX
COLIMAIbHO-?)KOHOMUYECKUX TOKa3zaTeNnen AeSTENbHOCTU MNPEANpPUSITHS, OTpaciv, pPeruoHa u
SKOHOMUKH B 1I€JIOM

B pesynbrare u3zydeHus: JaHHOM TUCUUILTUHBI CTYEHTHI IOJKHBIL:

3HaTh:

® OCHOBHBIE METObI U MOJICNIA OLIEHKH PHIHOYHBIX PUCKOB;

® COBpPEMCHHBIE TCHJICHIIUHU B 00JIACTH KOPIIOPATUBHOTO PUCK-MEHEKMEHTA
Ymers:

® TIPOBOJUTH OLICHKY OCHOBHBIX BUOB PHUCKOB;

® BBIOMpATH METOJIBI YIPABICHUS PUCKAMH, TPUMEHUMBIC B PAKTUKE KOMITAHUH.
Baanersn:

® HaBBIKAMHU Pa3pabOTKH aJrOpUTMa OLIEHKH PHUCKOB KOPIOPAIIHMA U X MPOBEICHNUS;

¢ HaBBIKAMH BBHISBJICHHSI OCHOBHBIX (DAKTOPOB PUCKA B JACSATEILHOCTH KOMITAHUH.

OO0mast TpyA0€MKOCTh OCBOSHUS TUCIUTUTHHBI COCTABIISIET 2 3a4€THBIX SAMHHIIBL.



JIUCT UBMEHEHUM

[Tpunoxxenue 2

Ne | Teker akryanusanuu win npunaraeMmsii Kk PITJI nokymeHT, [Hara Ne
COJIepKAIIMI U3MEHECHHUS IIPOTOKOJIA
1 | [Ipunoxenne Nel 03.07.2020 e. 6




[Ipunoxxenue k nucty n3MeHeHui Nel

1. Crpykrypa nucuuniaussl (k m. 2 PII na 2020)

CTpyKTypa JUCHUNIMHBI 1J151 04HO0-3204HOI (popmbl 00yueHus (2020 rog nadopa)

OO01as TpyA0€MKOCTb TUCHUIUIMHBI «KOpIOpaTHBHBIN pUCK-MEHEAKMEHT» COCTABIISET 2

3a4CTHBIX CIUHMUII, 76 qaCoOB, B TOM 4YHCJIC KOHTaKTHas pa60Ta OGy‘-IElIOH.[I/IXCSI C mpenoaaBaTcjicMm

16 vacoB, camocTosiTenbHast padota oOyuatomuxcs 60 4acos.

Bunel yueoHoii padorsl,

®opMBbI TEKyLIET0

(B yacax) KOHTPOJIS
o KOHTAKTHASI ycnesaemoctu ®opma
£ - 5 NPOMEKYTOYHOMH
) <
No z 2 2 = = aTrecTalum (no
y Pasnen Jucuuminnbt S - £ .| 2 5| s¢r cemecmpam)
v 2 | E €S= | & =2 | &8
=) = T = X o =]
> < = R = L @ = S
= 3 EZ | = =C| g*=
= 8| 38 S= | =
= o = <
= o
1 Tema 1. Konuenuus pucka,
HCTIHI p 5 0,5 5 Huckyccust
BHJIBI PUCKOB, KITAaCCH(UKAITUHI
2 Tema 2. BanroTHBIN pHCK. 5 0.5 1 6 Pemenne npakTuueckux
MeTo/1bl OLICHKHU U YIIPaBJICHHUS ’ 3a1a4
3 Tema 3. lleHOBBIE pPBIHOYHBIE Pewenune npakruyeckux
puckd. MeToapl OLEHKH U 5 0,5 1 6 3a7a4
yOpaBJIeHUs Ketic
4 Tema 4. IIpouUEHTHBIA pHUCK. Pewenune npakruyeckux
MeTozb! OLIEHKH U YIPABICHUS 5 1 2 6 3a1a4y
Keiic, Tect
5 Tema 5. Pucku TMKBUJHOCTH.
A 5 0,5 2 6 Huckyccus
MeTo/1bl OLICHKHU U YIIPaBJICHHUS
6 Tema 6. KpenutHslii puck.
e P 5 1 2 5 Huckyccus
MeTo/1bl OLICHKHU U YIIPaBJICHHUS
7 Tema 7. OnepauMOHHBIN PUCK.
patt P 5 0,5 5 Huckyccus
MeTo/1bl OLICHKHU U YIIPaBJICHHUS
8 Tema 8. Pucku koprnopauuu u N
priopatt 5 0,5 2 6 AHanUTHYECKUM Keiic
€€ CTOMMOCTb
9 Tema 9. Konuenmus IRM 5 0,5 5 Juckyccust
10 Tema 10. Konuenuus SERM u
Hert 5 0,5 4 Huckyccust
€€ COCTaBJISIIoUINe
11 3auer ¢ OLEHKOH 5 6 3amura aHAJIUTUYECKOTO
Keiica
Bcero 6 10 60




2. O0pa3oBaTesabHble TexHOMOrNH (K 1.4 Ha 2020 r.)

B mepuox BpeMEHHOTO MPUOCTAHOBICHMS IMOCELICHHS OOYyYalOUMMHCS MOMELICHUN U
teppuropun PITY. mns opranuzanum ydeOHOro mporecca ¢ NPUMEHEHHEM 3JIEKTPOHHOTO
o0y4eHHs W JUCTAHLIMOHHBIX OOpPa30BaTENbHBIX TEXHOJIOTUH MOTYT OBITH HCIIOJIb30BaHBI
clieAyIonre o0pa3oBaTesIbHbIE TEXHOIOTHHU:

— BUJICO-JICKIIUH;

— OHJIAMH-JIEKLIMY B PEKUME PEAIIBHOTO BPEMEHHU;

— DIIEKTPOHHBIC YUYCOHUKHU, yueOHbIE TOCOOHS, HayUHbIC N3JaHHUS B DJIEKTPOHHOM BUJC U
JOCTYTI K MHBIM 3JIEKTPOHHBIM 00pa30BaTEIbHBIM pPeCypcam;

— CHUCTEMBI IS 3JIEKTPOHHOI'O TECTUPOBAHUS,

— KOHCYJIBTAIlUH C UCIIOJIb30BaHUEM TEIEKOMMYHUKALIMOHHBIX CPEJCTB.

3. Ilepevens Bl u UCC (k m. 6.2 na 2020 r.)

Nenn HaumenoBanue
/1

1 | MexnayHaponusie pedepatuBHble HaykomeTpuueckue b/I, moctynHbie B paMkax
HauoHaILHOM noanucku B 2020 T.

Web of Science

Scopus

2 | [IpodeccuonansHble MoNMHOTEKCTOBBIE B/I, 1OCTYyNHBIE B paMKax HallMOHAJIBHON
noxamucku B 2020 r.

XKypnaner Cambridge University Press

ProQuest Dissertation & Theses Global

SAGE Journals

XKypnans! Taylor and Francis

3 | [Ipodeccuonanbubie momHOTEKCTOBBIE B]]
JSTOR

4 | KoMnbroTepHbIE CIIpaBOYHBIE IPAaBOBBIE CUCTEMBI
Koncynprant Ilntoc,
lapanTt

4. CoctaB nporpammuoro obecnevyenus (I1O) (x n. 7 na 2020 r.)

Nent Haumenosanue 10 IIpousBoaurens Crioco6
/m pacnpocTpaHeHHs
(ruyensuonnoe unu
6000010
pacnpocmpaunsemoe)
1 Microsoft Office 2010 Microsoft JINICH3UOHHOC
2 Windows 7 Pro Microsoft JINLIEH3UOHHOE
3 Microsoft Office 2013 Microsoft JILIEH3MOHHOE
4 Windows 10 Pro Microsoft JINLIEH3UOHHOE
5 Kaspersky Endpoint Security Kaspersky JIMILIEH3UOHHOE
6 Microsoft Office 2016 Microsoft JILIEH3MOHHOE
7 Zoom Zoom JIMIIEH3UOHHOE




